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b1.B.O/1.11 OcHOBBI CTATHCTUKHU U IKOHOMETPUKHU

ABTop: ®enoceen A. I1.

Kon u HanmeHoBaHue HanpaBJieHUs noaAroToBku, npoguis: 38.03.02 MeHe:kMeHT
Kpanudukanus (crenennb) BLIMYCKHUKA. DaKaJIaBp

®opma o0yueHHsI: OUHAS

leab ocBOCHUS AMCHMIINHBIL:
CdopmupoBars KOMIIETEHITHIO B O0JIACTH CTATUCTHYECKUX U SKOHOMETPHUECKHUX METO/IOB
aHaJIN3a JAaHHbBIX

IL1an kypca:
Tema 1. IlpeaMer, MeToA M 3aja4l SKOHOMETPUKHU. VICTOUHUKHU cTaTHcTUYecKOoW MH(OpMaIu
[Tonstne 00 SKOHOMETPHKE W HKOHOMETPHUYECKOM HCclenoBaHuu. llpeamer wu3ydeHus
SKOHOMETPUKH. 3aJa4¥ KOHOMETPUKH. MecTo PKOHOMETpUKM B cucreMe Hayk. IIpuems! u
METOJIbI SKOHOMETPUIECKOTO N3YUSHHS SBJICHUH, MPOLIECCOB U OOBEKTOB.
Pasnensl 3koHOMETpUYECKON HayKu. Teopus S5KOHOMETPHKH, €€ IpeaMeT U MeTonbl. OCHOBHBIE
KaTeropuu TEOPUU HIKOHOMETPHUKH.

Tema 2. Drambl 5KOHOMETPUYECKOrO uccienoBaHus. M3mepenus B skoHomuke. [llkaibl
u3MepeHus. TOUHOCTh U3MEpEeHus

[ToctanoBka npoOiemsl. [lomyueHue naHHBIX, aHanM3 UX KadecTBa. Crnenudukanus MOIEH.
Ouenka napamerpoB. HTEepripeTanys pe3yabTaToB.

[Tpuznaku wusmepenus. HomuHuanbHas mkana. PanroBas 1mkana. VHTepBainbHas IIKaja.
ITorpemHoCTH M3MEpEHUH.

Tewma 3. ITapHas perpeccusi B 9KOHOMETPUIECKUX UCCICIOBAHUSIX

OmnpeneneHue MmapHOM perpeccuu. YpaBHeHHE perpeccud. Maremarndeckas (yHKLHS CBSI3H.
Bosmymenune. Ommbku crenuukanny, BBIOOPKU U U3MEPEHMUSL.

Br10op Bua maremarudeckoil pyHKINU CBsI3U. UNCIIO U3MEPEHU.

Tema 4. JIunelinas perpeccuonHas Mojenb. Koadduument gerepmunanyuu

OueHrBaHKMEe MapaMeTpPoOB IMHEHHOW perpeccuu. Meron HamMmeHblnux keajaparoB (MHK,
Ordinary Leans Squares). Omnpexenenue uHeiHOro koddduimenta koppensiuu. Pacuer
ko3 uireHTa qeTepMUHAIIIH.

Tema 5. DOKOHOMHUYECKas CTaTUCTUKA

OueHrBaHuEe MapaMeTpoOB IMHEHHOW perpeccuu. Meron HauMmeHbInmux kBajaparoB (MHK,
Ordinary Leans Squares). Omnpexenenue uHeiHOro koddduimenta koppensiuu. Pacuer
ko3 ureHTa JeTepMUHAIIIH.

Tema 6. PerpeccroHHbBIC MOICIH C IEPEMEHHOM CTPYKTYPOM

OukTHBHBIE (CTPYKTYpHBIE) MEepeMeHHble. BBeacHre (DUKTUBHBIX MEPEMEHHBIX B JHMHEHHYIO
perpeccMoHHyl0 Mozenb. OIleHKa MapaMeTpoB YpPAaBHEHHS PETPECCHOHHON MOJEIN C
¢ukTuBHBIMU epemeHHbIMH MHK.

Tema 7. Koppensius i HeNTMHEWHON perpeccuu
Omnpenenenne uHaekca koppensuuu. Muaexkc nerepmuHanuu. IIpoBepka cymiecTBeHHOCTH
ypaBHEHHUS HEJIMHEHHOH perpeccuu o F-kputeputo Ourepa.




Tema 8. MHOeCTBEHHAS] KOPPEIAIIUS

[Tokazarens MHOKECTBEHHOU Koppesnuu. KordumueHT MHOKECTBEHHON JeTEpPMUHAIIHH.
Pacuer nuHeliHOTO K03 (HUIIMEHTa MHOKECTBEHHON KOpPesAIiK (COBOKYITHOTO KO3 GHUIIHMEeHTa
koppessiiun). CKOPPEKTUPOBAHHBIN HHAEKC MHOXXECTBCHHOW J€TePMHUHAIINH.

YacTHas koppensauus.

Tema 9. CrucTeMbl 5JKOHOMETPUUECKUX YPAaBHEHUI

OO0ree MOHATHE O CUCTEMAX SKOHOMETPUUECKUX YpaBHEeHUM. CTPYKTypHas U MPUBEICHHAS
dopmbl Mozienu (CHCTEMBbI YpaBHEHUH).

[Tpobnema naeHTHPUKAIMKA PUBEICHHON M CTPYKTYPHOH (hOPMBI MOJICITH.

Tema 10. [IpuMeHeHHE CUCTEM YKOHOMETPUYECKUX YPABHEHUMI

Cratndeckasi MAKpOIKOHOMHYECKAsE MOJIENb (PYHKIIMOHUPOBAHUS SKOHOMUKH CTPAHBI.
JlnnaMuueckass MaKpOIKOHOMUYECKast MOZCIb (PYHKITMOHHUPOBAHUSI SKOHOMHUKHU CTPAHBI.
JIuneliHasg Mozeib Ccrpoca U IpesIoKEHUs.
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